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Forecasts of real GDP growth 6-10 years ahead
US
Rest-of-world (9)






Trend growth expectations: US minus Rest-of-World
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RoW-US expected growth (scaled)
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Long-term real rates and trend growth expectations: Rest-of-World





RoW real rate (left scale)
RoW growth expectations (right scale)
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Kalman filter using real-time data
Kalman filter using revised data
SPF Median Forecast
SPF Mean Forecast
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Productivity growth: Growth rate shock to technology
full info.
imp. info.













Productivity growth: Level shock to technology
full info.
imp. info.
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Growth of present value of income
Quarters

















World real interest rate
Quarters
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Growth rate shock, gamma=1
Quarters
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